denotes the Dirac measure at 0. A rigorous def inition of y was first provided par Varadhan [7] in the more difficult case of the Brownian bridge (see [4] and [8] Recently, there has been some interest in self-attracting models for Brownian motion and random walks (see in particular Bolthausen [1] [4] . (4) (see e.g. [3] ). Moreover ao E L for every p oo.
Then, for every integer n ~ 1 and for every k E ~1,...,2n 1}, set
From the case of two independent Brownian motions, it is straightforward to define
The following facts are immediate from the standard properties of Brownian motion.
(i) For every n ~ 1, the variables a(A~),...,a(A~ ) are independent.
(ii) a(An)
One can then define 03B3 as 
